
An advanced method for preserving skewness
in single-variate, multivariate, and disaggregation

models in stochastic hydrology
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Introduction
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Mathematical framework
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Problem formulation
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Example A: Temporal rainfall disaggregation
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Example A –
Solution 1:

Cholesky
decomposition
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Example A –
Solution 2:

Singular value
decomposition
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Example A –
Solution 3:

Optimal
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Example A – Resulting coefficients of skewness for
innovation variables
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Example B: Multivariate generation of monthly rainfall
and runoff
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Example B – Different solutions of matrix b
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Proposed algorithm: Objective function
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Proposed algorithm: Optimisation procedure
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Evolution of solution through iterations – Example B
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A note on disaggregation problems
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Conclusions
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